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MRES, NI GIRE Likshae, BERRE, BNE
BIESRRSE, REMENZHTZ.


mailto:huangwei@xzfutures.com

O

UL 53 A3 PR 23 W)

CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.

1. BERE—

Aa W= | K W | /e | T | R | Tk
&%) | & %) | B (%)
SR2105 5383 18 0.34 3.18 -7.10 | 0.89 -20.36
To/E
SR2109 5464 21 0.39 49.39 | 0.85 30.81 | 37.98
To/E
=
BT 5-SR201 BT 5-SR105 BT -SR109
(FT/hE) (TT/ME) (o)
==k -227 17 64
B—HIM | -218 15 -63
K ER -9 2 -1
Hi=
SR109-SR201 (5T/Mk) SR105-SR109(5¢/Mik)
LHEM -163 -81
BI—H#&MY | -155 -78
JEINZS -8 -3
FEFK HEO X FEHX
BT (A | BT |BRR | B0 | Bl | RE|RX | TN
X H | 5400 | 5450 5275 | 5350 | 5495 | 5495 | 5730 | 5390 | 5780 | 5525
AN
BIH | 5380 | 5420 5275 | 5310 | 5425 | 5425 | 5700 | 5370 | 5760 | 5500
A
HikEk | 20 30 0 40 70 70 30 20 20 25
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A | ®f | 6% | ARR WL
B 21737 | 2510 Yo
Tk 5 0 0 5
FIESRIE: Wind, SFHRESHF & SR

Wt | BkER | BKER | FE | B | B | Ef
%) | AF [0 | AF | (%)
11 S4%2105 |16.84 |0.07 |042 |[7.92 |[-12.87 [241 |-14.75
X0/
11 5452107 | 1688 |[0.16 |096 |40.65 |1.26 |4.76 |-32.08
X0/

EEES
ICE2103/ICE2105
=1=EiA 0.998
B—H&MN 1.004
KR -0.006

MIESRIE: Wind, SGFHAEEIA SR

2. WHSHLRE

PR ENEM SRS, BRETE, HEBRELRR, EREEBEBIT.
EALGE, RESESHRE, SERARERKNEIERREZEN &
BEFRES, AUMmit 34 AAENERER TR, XEEERE. WRERE
fkimESR, AN BIRREST, NI G ERI ERkEI6E, ESRKRGE, ¥
MBEREERHE, REMZHNZFHNZ.
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3. fiEE=R
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HHERIR: Wind, SXiE

HATI R & BT

2: FPEEE

11898 12898 18980 24898

—2011-12
2016-17

—2012-13
—2017-18

3A98 4898

—2013-14
—2018-19

sA9H 6898 7RA%8 =04 =] 9H98

—2014~15 —2015-16
2019-20 —2020-21

BIRRIE: Wind, SGESIESHT &
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AANEBNIRNSE, W ZTYHEARKRE. RREEWERITR
BRT AARAARR . MEFMRKAMNBIEHIREL2FER, SWEEET
AANNBAER, BYSEAMNBLEL, IREUR. 20F, &g, T%
FEME=TTHNREZE. FATEETEFEEAREPHEEEETR
B R T B Bk B B R M B AT 2 TR IR EN o

KR ENEESIRBET 2FER, BB ERES I EREMTEMER
EEMGRIE, EARIEFEEMNESNENASLEEMTE. XHHMN
R ERAMBWNHESE . XERAKRATLRHECSRRERBAT -
RERBEEHNRE. AMELRZEFRERMESHTRNTERE. I
BEOTTE. WERHREMN BEEHENNRROT R T L H IR ER
HA = H YIRS B

ZPARNMARENELRFRRNE—ER. ARERIIEHRE LR
FARTESTAER, THREFRAEHREN. EARRBRERS
RAEERINAE PHFHRNREBIR. MERAIFTE. KRAFEWUE A
NEEBARENEABRNLENEEHFEEFERR, Uk (BELE)
B E TG

HEMEAT, RREFNEEIMRENERDHTEEIHER AR E
ZBile EEMBAT, KARRIMEMARERAREPREAARTHS
ESGOE AT SUARE S oA o
FERENURAESREAMNMRAR KL, WTFETARREEEK
MM S &R, TREBMNHSHR, MR L RBREER
£
RIREMBNAPGEETERXBFAE, REBEFH, EFAMNBFIDPA
NELMEMAEZ PR EFFNLH. M5IA. L, FERLLIGER TR
RERED, BEAENARESHTEFRENSIH. BTFER.



